Very few researchers have tackled the characterization problem of the skew nor-mal distribution due perhaps to its mathematical tractability. In this article, some new characterization results for the skew normal distribution based on conditional moments have been obtained. The results specialized to the standard normal distri-bution. Some consequences and discussions are, also given in this context.
( 1.2) where (.) and (.) denote the standard normal pdf and cdf, respectively. Now, we shall give some definitions that are needed in the sequel.
Definition 1 Let X 1 ,X 2 , . . . , X n be independent random variables having skew normal pdf and cdf . Let denote the corresponding order statistics. Then the pdf of , and the joint pdf of ( ) can be written as ( Arnold et al. (2008) ):
( The " only if " part of (2.3) in this case can be proved simply as follows:
If (2.4) is true, then:
Then we have:
Differentiating both sides with respect to , we obtain:
which is the pdf of the skew normal distribution .
(2) Theorem 1 reducedto the case of the standard normal distribution by putting .
Theorem 2
Let X be a random variable having pdf and cdf . 
